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Certificateholder Monthly Distribution Summary

 
 

 Class 

1A1
1A2

X
PO
AR

 
 

   Cusip   

125430AA6
125430AB4
125430AC2
125430AD0
125430AL2

 
Class

Description

Senior
Senior

Strip IO
Strip PO
Senior

Certificate
Rate
Type

Fix-30/360
Fix-30/360
Var-30/360
Fix-30/360
Fix-30/360

 
   Beginning   

Balance

567,413,622.11
12,199,486.99

536,847,212.49
2,182,813.56

0.00

Pass
    Through    

Rate (%)

6.000000
6.000000
0.295653
0.000000
6.000000

 
Principal

Distribution

4,416,613.27
94,957.92

0.00
8,296.40

0.00

 
Interest

Distribution

2,837,068.11
60,997.43

132,266.98
0.00
0.00

 
Total

Distribution

7,253,681.38
155,955.35
132,266.98

8,296.40
0.00

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00

 
     Ending     

Balance

562,997,008.84
12,104,529.07

532,823,324.15
2,174,517.16

0.00

Cumulative
Realized
Losses

0.00
0.00
0.00
0.00
0.00

M
B1
B2
B3
B4
B5

125430AE8
125430AF5
125430AG3
125430AH1
125430AJ7
125430AK4

Subordinate
Subordinate
Subordinate
Subordinate
Subordinate
Subordinate

Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360

15,063,954.13
4,079,766.94
1,882,969.36
1,255,312.91

627,656.45
1,255,329.04

6.000000
6.000000
6.000000
6.000000
6.000000
6.000000

10,109.04
2,737.83
1,263.61

842.41
421.20
842.39

75,319.77
20,398.83

9,414.85
6,276.56
3,138.28
6,276.65

85,428.81
23,136.66
10,678.46

7,118.97
3,559.49
7,119.04

0.00
0.00
0.00
0.00
0.00
0.03

15,053,845.09
4,077,029.12
1,881,705.75
1,254,470.50

627,235.25
1,254,486.62

0.00
0.00
0.00
0.00
0.00
0.42

Totals 605,960,911.49 4,536,084.07 3,151,157.46 7,687,241.54 0.03 601,424,827.40 0.42



101 Barclays Street, 4 West
New York, NY 10286

Officer: Michael Cerchio
212-815-6314

Associate: Steven Chrysanthis
212-815-8318

CWMBS, Inc.
CHL Mortgage Pass-Through Trust 2006-11

Series 2006-11

Distribution Date: 11/27/06  

Page 2

Principal Distribution Detail

 
 

 Class 

1A1
1A2

X
PO
AR

 
 

Cusip

125430AA6
125430AB4
125430AC2
125430AD0
125430AL2

Original
Certificate

Balance

590,828,000.00
12,702,900.00

559,381,775.00
2,213,639.00

100.00

Beginning
Certificate

Balance

567,413,622.11
12,199,486.99

536,847,212.49
2,182,813.56

0.00

Scheduled
Principal

Distribution

4,416,613.27
94,957.92

0.00
8,296.40

0.00

 
Accretion
Principal

0.00
0.00
0.00
0.00
0.00

Net
Principal

Distribution

4,416,613.27
94,957.92

0.00
8,296.40

0.00

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00

Ending
Certificate

Balance

562,997,008.84
12,104,529.07

532,823,324.15
2,174,517.16

0.00

Ending
Certificate

Factor

0.95289493532
0.95289493532
0.95252178023
0.98232691002
0.00000000000

M
B1
B2
B3
B4
B5

125430AE8
125430AF5
125430AG3
125430AH1
125430AJ7
125430AK4

15,120,200.00
4,095,000.00
1,890,000.00
1,260,000.00

630,000.00
1,260,016.19

15,063,954.13
4,079,766.94
1,882,969.36
1,255,312.91

627,656.45
1,255,329.04

10,109.04
2,737.83
1,263.61

842.41
421.20
842.39

0.00
0.00
0.00
0.00
0.00
0.00

10,109.04
2,737.83
1,263.61

842.41
421.20
842.39

0.00
0.00
0.00
0.00
0.00
0.03

15,053,845.09
4,077,029.12
1,881,705.75
1,254,470.50

627,235.25
1,254,486.62

0.99561150577
0.99561150577
0.99561150577
0.99561150577
0.99561150577
0.99561150577

Totals 629,999,855.19 605,960,911.49 4,536,084.07 0.00 4,536,084.07 0.03 601,424,827.40
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Interest Distribution Detail

 
 

 Class 

1A1
1A2

X
PO
AR

Beginning
Certificate

Balance

567,413,622.11
12,199,486.99

536,847,212.49
2,182,813.56

0.00

Pass
    Through    

Rate (%)

6.000000
6.000000
0.295653
0.000000
6.000000

  
Effective 

Coupon (%)

6.000000
6.000000
0.295653
0.000000
0.000000

 
Current
Interest

2,837,068.11
60,997.43

132,266.98
0.00
0.00

Interest
Carryforward

Amount

0.00
0.00
0.00
0.00
0.00

Total
Interest

Due

2,837,068.11
60,997.43

132,266.98
0.00
0.00

Net
Interest
Shortfall

0.00
0.00
0.00
0.00
0.00

 
Interest

Paid

2,837,068.11
60,997.43

132,266.98
0.00
0.00

Interest
Carryforward

After Dist.

0.00
0.00
0.00
0.00
0.00

M
B1
B2
B3
B4
B5

15,063,954.13
4,079,766.94
1,882,969.36
1,255,312.91

627,656.45
1,255,329.04

6.000000
6.000000
6.000000
6.000000
6.000000
6.000000

6.000000
6.000000
6.000000
6.000000
6.000000
6.000000

75,319.77
20,398.83

9,414.85
6,276.56
3,138.28
6,276.65

0.00
0.00
0.00
0.00
0.00
0.00

75,319.77
20,398.83

9,414.85
6,276.56
3,138.28
6,276.65

0.00
0.00
0.00
0.00
0.00
0.00

75,319.77
20,398.83

9,414.85
6,276.56
3,138.28
6,276.65

0.00
0.00
0.00
0.00
0.00
0.00

Totals 605,960,911.49 3,151,157.46 0.00 3,151,157.46 0.00 3,151,157.46 0.00
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Current Payment Information
Factors per $1,000

 
 

 Class 

1A1
1A2

X
PO
AR

 
 

Cusip

125430AA6
125430AB4
125430AC2
125430AD0
125430AL2

Original
Certificate

Balance

590,828,000.00
12,702,900.00

559,381,775.00
2,213,639.00

100.00

Beginning
Certificate

Balance

960.370229761
960.370229761
959.715236504
986.074766912

0.000000000

 
Principal

Distribution

7.475294444
7.475294444
0.000000000
3.747856888
0.000000000

 
Interest

Distribution

4.801851149
4.801851149
0.236452076
0.000000000
0.000000000

Ending
Certificate

Balance

952.894935317
952.894935317
952.521780228
982.326910024

0.000000000

Pass
    Through    

Rate (%)

6.000000
6.000000
0.295653
0.000000
6.000000

M
B1
B2
B3
B4
B5

125430AE8
125430AF5
125430AG3
125430AH1
125430AJ7
125430AK4

15,120,200.00
4,095,000.00
1,890,000.00
1,260,000.00

630,000.00
1,260,016.19

996.280084197
996.280084197
996.280084197
996.280084197
996.280084197
996.280084197

0.668578426
0.668578426
0.668578426
0.668578426
0.668578426
0.668555913

4.981400421
4.981400421
4.981400421
4.981400421
4.981400421
4.981400421

995.611505771
995.611505771
995.611505771
995.611505771
995.611505771
995.611505771

6.000000
6.000000
6.000000
6.000000
6.000000
6.000000

Totals 629,999,855.19 961.842937737 7.200135099 5.001838388 954.642802606
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Pool Level Data  

Distribution Date
Cut-off Date
Record Date
Determination Date
LIBOR Determination Date
Accrual Period 30/360

Number of Days in 30/360 Accrual Period

Begin
End

 

11/27/06
04/01/06
10/31/06
11/22/06
10/23/06
10/01/06
11/01/06

30

Collateral Detail

Original Mortgage Loan Details

Original Aggregate Loan Count
Original Stated Principal Balance
Original Weighted Average Mortgage Rate
Original Weighted Average Net Mortgage Rate
Original Weighted Average Remaining Term

981
629,999,855.19

6.46125%
6.25124%

360

Current Mortgage Loan Details

Beginning Aggregate Loan Count
Loans Paid Off or otherwise removed pursuant to the PSA
Ending Aggregate Loan Count

952
7

945

Beginning Pool Stated Principal Balance
Scheduled Principal
Unscheduled Principal
Realized Principal Losses
Ending Pool Stated Principal Balance

605,960,911.49
406,940.34

4,129,143.76
0.00

601,424,827.39

Beginning Weighted Average Mortgage Rate
Beginning Weighted Average Net Mortgage Rate
Ending Weighted Average Mortgage Rate
Ending Weighted Average Net Mortgage Rate

6.45037%
6.24032%
6.44950%
6.23944%

Beginning Weighted Average Remaining Term to Maturity
Ending Weighted Average Remaining Term to Maturity

354
353

Delinquency Information
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Delinquency Information

  
 

Group 1

30-59 Days 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

10 1.05820% 6,173,509.89 1.02648%

60-89 Days 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

2 0.21164% 1,376,413.35 0.22886%

90+ Days 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

  
 

Group 1

Foreclosure 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

2 0.21164% 1,050,194.11 0.17462%

Bankruptcy 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

REO 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

60+ Delinquency, Foreclosure, Bankruptcy & REO Totals

  

Current
One-Month Prior
Two-Month Prior
Three-Month Prior
Four-Month Prior
Five-Month Prior

Group I  

2,426,607.46
1,647,954.48
2,151,636.77

518,582.10
0.00
0.00

60+ Delinquency Average
Passing Delinquency Stepdown Requirement

1,124,130.14
YES
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Available Funds

Interest

Scheduled Interest Collected
Plus: Compensating Interest
Less: Master Servicer Fee
Less: Mortgage Loan Premiums
Less: Excess Master Servicing Fee
Total Interest Available

3,254,346.29
2,879.35

100,993.49
530.01

0.00
3,155,702.15

Principal

Scheduled Principal
Paid in Full Principal
Curtailment Principal
Liquidation Principal
Repurchased Principal
Substitution Adjustment Principal
Unanticipated Principal Recoveries
Total Principal Available

406,940.34
4,062,063.84

67,079.92
0.00
0.00
0.00
0.00

4,536,084.10

Total Available Funds 7,691,786.25

Net Interest Shortfalls

Net Prepayment Interest Shortfalls
Relief Act Reduction Shortfalls
Total Net Interest Shortfalls

-0.00
0.00

-0.00
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Distribution Account

Beginning Balance 0.00

Deposits Available Funds
Total Deposits

7,691,786.25
7,691,786.25

Withdrawals To the Trustee, the Trustee Fee
To the Bond Insureer, if any, the Bond Insureance Premium
Payments of Prinicipal & Interest to the Classes
Total Withdrawals

4,544.71
0.00

7,687,241.54
7,691,786.25

Ending Balance 0.00

Fees of the Trust

Gross Master Servicing Fee
Net Master Servicing Fee
Trustee Fee
Lpmi
Total Net Loan Fees

100,993.49
98,114.13

4,544.71
530.01

103,188.85

Servicer Advances

Principal Advances
Interest Advances
Reimbursement for Principal & Interest Advances
Reimbursement for Nonrecoverable Advances
Total Advances

5,585.38
47,885.80

0.00
0.00

53,471.18
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Mortgage Prepayment Details

Principal Balance of Loans Paid in Full
Prepayment Interest Excess
Prepayment Interest Shortfall
Compensating Interest
Net Prepayment Interest Shortfall
CPR %
SMM %

4,062,063.84
0.00

2,879.35
2,879.35

-0.00
7.88254%
0.68188%

Senior Principal Distribution Amounts

PO Principal Amounts

Beginning PO Balance
PO Scheduled Principal
PO Prepayments & Recoveries
PO Liquidation Principal
PO Principal Loss
Ending PO Balance

2,182,813.88
1,760.09
6,536.31

0.00
0.00

2,174,517.48

NON-PO Principal Amounts

Beginning Non-PO Balance
Non-PO Scheduled Principal
Non-PO Prepayments & Recoveries
Non-PO Liquidation Principal
Non-PO Principal Loss
Ending Non-PO Balance

603,778,097.61
405,180.25

4,122,607.45
0.00
0.00

599,250,309.91
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Principal Distribution Amounts

Senior and Subordinate Percentages

Senior Percentage Original
Senior Prepayment Percentage Original
Senior Percentage
Senior Prepayment Percentage
Subordinate Percentages
Subordinate Prepayment Percentage

96.13639%
100.00000%

95.99770%
100.00000%

4.00230%
0.00000%

Principal Distribution Amounts

Senior Principal Distribution Amount
Subordinate Principal Distribution Amount
PO Principal Distribution Amount
Total Principal Distribution Amount

4,511,571.18
16,216.51

8,296.40
4,536,084.10

Realized Loss Detail

Current Period Realized Losses
Cumulative Realized Losses
Total Liquidated Loan Balance
Total Liquidated Proceeds
Subsequent Recoveries
Passing Cumulative Loss Test

0.00
0.00
0.00
0.00
0.00
YES

Loan ID Liquidation Balance Liquidation Proceeds Realized Loss Date

Group I
N/A
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Credit Enhancements

Subordination

Credit Support

Class A
Class A Percentage

Class M
Class M Percentage

Class B1
Class B1 Percentage

Class B2
Class B2 Percentage

Class B3
Class B3 Percentage

Class B4
Class B4 Percentage

Class B5
Class B5 Percentage

  Original Current

605,744,639.00
96.149965%

15,120,200.00
2.400032%

4,095,000.00
0.650000%

1,890,000.00
0.300000%

1,260,000.00
0.200000%

630,000.00
0.100000%

1,260,016.19
0.200003%

577,276,055.08
95.984740%

15,053,845.09
2.503030%

4,077,029.12
0.677895%

1,881,705.75
0.312875%

1,254,470.50
0.208583%

627,235.25
0.104292%

1,254,486.62
0.208586%
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Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
5.0
5.3
5.5
5.8
6.0
6.3
6.5
6.8
7.0
7.3
7.5
7.8

>

-
-
-
-
-
-
-
-
-
-
-
-

5.0
5.3
5.5
5.8
6.0
6.3
6.5
6.8
7.0
7.3
7.5
7.8
8.0
8.0

0
0
0
6

49
205
416
187

69
11

1
0
1
0

0.000
0.000
0.000
0.635
5.185

21.693
44.021
19.788

7.302
1.164
0.106
0.000
0.106
0.000

0.00
0.00
0.00

4,258,911.98
34,707,249.31

134,248,229.65
255,750,717.46
119,331,162.32

44,345,641.60
7,765,815.07

544,600.00
0.00

472,500.00
0.00

0.000
0.000
0.000
0.708
5.771

22.322
42.524
19.841

7.373
1.291
0.091
0.000
0.079
0.000

Wgt Ave / Total: 945 100.000 601,424,827.39 100.000

 
Issuance Face
 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
0.00

100,000.00
200,000.00
300,000.00
400,000.00
500,000.00
600,000.00
700,000.00
800,000.00
900,000.00

1,000,000.00
1,100,000.00
1,200,000.00
1,300,000.00
1,400,000.00
1,500,000.00
1,600,000.00
1,700,000.00
1,800,000.00
1,900,000.00

>

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

0.00
100,000.00
200,000.00
300,000.00
400,000.00
500,000.00
600,000.00
700,000.00
800,000.00
900,000.00

1,000,000.00
1,100,000.00
1,200,000.00
1,300,000.00
1,400,000.00
1,500,000.00
1,600,000.00
1,700,000.00
1,800,000.00
1,900,000.00
2,000,000.00
2,000,000.00

0
0
0
0
0

284
282
170

76
28
63

4
6
4
6
9
1
3
0
0
2
7

0.000
0.000
0.000
0.000
0.000

30.053
29.841
17.989

8.042
2.963
6.667
0.423
0.635
0.423
0.635
0.952
0.106
0.317
0.000
0.000
0.212
0.741

0.00
0.00
0.00
0.00
0.00

132,230,535.72
154,218,807.56
109,712,211.31

56,298,226.47
23,838,491.88
61,424,834.48

4,304,976.15
6,868,715.07
4,979,643.39
8,117,256.47

13,202,796.02
1,540,010.00
4,917,079.34

0.00
0.00

2,947,088.22
16,824,155.31

0.000
0.000
0.000
0.000
0.000

21.986
25.642
18.242

9.361
3.964

10.213
0.716
1.142
0.828
1.350
2.195
0.256
0.818
0.000
0.000
0.490
2.797
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Issuance Face
 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

Wgt Ave / Total: 945 100.000 601,424,827.39 100.000

 
Update Term

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
120
180
300

>

-
-
-

120
180
300
360
360

0
0
1

944
0

0.000
0.000
0.106

99.894
0.000

0.00
0.00

816,171.06
600,608,656.33

0.00

0.000
0.000
0.136

99.864
0.000

Wgt Ave / Total: 945 100.000 601,424,827.39 100.000


